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, 2 1, 2 :
$c_{i},$ $i=1,2$ : $i$ $(c_{1}+c_{2}\geq c)$ ,
$p_{i},$ $i=1,2$ : $i$ $(p_{1}+p_{2}\leq p)$ , $P(>0)$
.
$u_{i},$ $i=1,2$ : $i$ $\mathrm{v}\mathrm{N}-\mathrm{M}$ .
, $u_{i}(\mathrm{o})=0,$ $i=1,2$ .
$i=1,2$ ,
$qu_{i}(p_{i}-C_{i})+(1-q)u_{i}(p_{i})\geq u_{i}(0)=0$ (2.1)
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$U_{1}(p, c)$ $=$ $qu_{1}(p_{1}-c_{1})+(1-q)u_{1}(p_{1})$ , (3.1)
$U_{2}(p, c)$ $=$ $qu_{2}(p_{2^{-C}}2)+(1-q)u_{2}(p_{2})$ . (3.2)
, :
$B=\{(U_{1}(p, C), U_{2}(p, C)) : p_{1}+p_{2}\leq p, c_{1}+c2\geq c\}$ .
31 $B$ $\mathcal{R}^{2}$ .
,
, ( )
$d=(d_{1}, d_{2})=(u_{1}(0), u_{2}(0))=(0,0)$ . (3.3)
$B\cap \mathcal{R}_{+}^{2}$ , . $p– qc<0$ ,
$p_{i}-q_{C_{i}}<0,$ $i=1,2$ ,
$u_{i}(0)>u_{i}(p_{i} - qc_{i})\geq qu_{i}(p_{i} - c_{i})+(1 - q)u_{i}(p_{i})$
, . $B\cap \mathcal{R}_{+}^{2}$ $p-qc>0$
.
- , $B\cap \mathcal{R}_{+}^{2}$ – ,
.
, Nash :
maximize $U_{1}(p, c)U_{2}(p, c)$ (3.4)
subject to $p_{1}+p_{2}\leq p$ (3.5)
$c_{1}+c_{2}\geq c$ (3.6)
$U_{i}(p, c)\geq 0$ , $i=1,2$ (3.7)
3.1
$u_{i}(x)=x,$ $i=1,2$ .
$U_{1}(p, c)=p1-q_{C}1$ ; $U_{2}(p, c)=p_{2}-qc2$ . (3.8)
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31 , Nash
$(U_{1}^{*}, U_{2}*)=( \frac{p-qc}{2},\frac{p-qc}{2})$ (3.9)
,




32 1 2 , Nash
$c^{*}=(0, C)$ (3.11)




31 (Arrow-Pratt ) $u_{I}$ $\mathrm{v}\mathrm{N}-$
$\mathrm{M}$ . $\omega.-$ .
$R_{A}(x;u_{I})=- \frac{u_{I}’’(X)}{u_{I}’(x)}$ (3.13)
Arrow-Pratt .
32(Arrow-Pratt ) $u_{i},$ $i=1,2$ , $\mathcal{R}$
$\mathrm{v}\mathrm{N}-\mathrm{M}$ .
$R_{A}(x;u_{1})\geq R_{A}(x;u_{2})$ , $\forall x$ (3.14)
, $u_{1}$ $u_{2}$ Arrow-Pratt ,
$u_{1}\geq_{RA}u_{2}$ (3.15)
$\langle$ . $\ovalbox{\tt\small REJECT}$
332 $\mathrm{v}\mathrm{N}-\dot{\mathrm{M}}$ $u_{i},$ $i=1,2$ ,
Arrow-Pratt $u_{1}\geq_{RA}u_{2}$ . Pareto
$p^{*}=(p_{1}^{*},p_{2}^{*})$ $c^{*}=(c_{1}^{*}, C_{2}*)$
$p_{1}^{*}\leq p_{2}^{*}$ $p_{1}^{*}-C_{1}^{*}\geq p_{2^{-}}^{*}c_{2}^{*}$ (3.16)
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342 $\mathrm{v}\mathrm{N}-\mathrm{M}$ $u_{i},$ $i=1,2$ Pareto
$p^{*}=(p_{1}^{*},p_{2}^{*})$ , $c^{*}=(c_{1}^{**}, c_{2})$ .
1 $\mathrm{v}\mathrm{N}-\mathrm{M}$ $u_{1}$ , 2 $\mathrm{v}\mathrm{N}-\mathrm{M}$ $u_{2}$ , Arrow-Pratt
, $\overline{u}_{2}(\geq_{RA}u_{2})$ Pareto




$u_{i}(x)=-\exp(-b_{i^{X}})+1$ , $i=1,2$ , (3.18)
$b_{i}>0,$ $i=1,2$ .
$R_{A}(x;u_{i})=b_{i}$ (3.19)
. Arrow-Pratt - $b_{i}$ .
352 $u_{i},$ $i=1,2$ ( (3.18)) .
Nash
$c^{*}=(_{C_{1}^{**}}, C)2=( \frac{b_{2}}{b_{1}+b_{2}}c,$ $\frac{b_{1}}{b_{1}+b_{2}}c)$ (3.20)
$\square$
:
1. $b_{1}\geq b_{2}$ $c_{1}^{*}\leq(1/2)_{C}\leq c_{2}^{*}$ , Arrow-Pratt
.
2. $c_{1}^{*}=(b_{2}/\{b_{1}+b_{2}\})c$ $b_{1}$ , $b_{2}$ , ,
Arrow-Pratt ,
.
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